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Initials & Surname:                        Student Number: 
Date:  12 November 2015  
 
EKN4815: Econometric Model Building  
November Exam 
 
Instruction: The exam is worth 100 marks. Working in this document by filling in answers 
to questions and reporting estimation results from Stata in the space provided. Time 
allowed is 3 hours.  
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QUESTION 2 (20 marks) 
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QUESTION 3 (30 marks) 
I- 10 marks 
 
 
 
 
II-   20 marks 
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QUESTION 4 (30 marks) 
Part A (5 marks) 
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Part C- (15 marks) 
We used the data in FERTILI.RAW to estimate a linear model for kids, the number of 
children ever born to a woman. 
 
(i)  Estimate a poisson regression model for kids, using the following variables: educ, 
age, age2, black, east, northern, west farm, othrural, town, smcity, y74, y76, y78, 
780, y82 and y84.  
 
(a) Interpret the coefficient on y82.                             (2 marks) 
------------------------------------------------------------------------------------------------------------
------------------------------------------------------------------------------------------------------------
------------------------------------------------------------------------------------------------------------
------------------------------------------------------------------------------------------------------------
------------------------------------------------------------------------------------------------------------
------------------------------------------------------------------------------------------------------------ 
 
 12 
(b) Report the output (Coefficient estimates and their p-values, likelihood value, R-
squared and sigma) in the table provided below.          (3 marks) 
 
 
Regressors Poisson QML Estimates (P-values in brackets) 
  
  
  
  
  
  
  
  
  
  
  
  
  
  
  
  
  
  
Likelihood value  
R-squared  
Sigma  
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Good Luck!!! 
